ENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

interest rate ; Minimum / Maximum / Average
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average

130
5.55/5.55/5.55

95
5.55/5.55/5.55

80
5,55/5,55/5.55

200
5.55/5.55/5.55

(Millions S1)
12 February 13 February 14 February 15 February 16 February
[T Commercial bank current account before Central Bank operations 5895 8325 17,2 5235 6442
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CI 700 500 1000 1150 800 500 1000 2000 1000 1000 240 400 1010 1200 1500 1100 1000 1000 170 1640 1000
Proposals received 1630 1440 1200 1150 1700 700 2040 2080 2000 1650 240 800 1410 1200 2250 1100 1790 2220 420 1640 1500
Maturiy 2years  18months  Gmonths  1week 1day 1day 3years 18 months 1year 1 week 1day 2years 1 week 1day 3years lyear  3months  lweek  lday 1day
Interest rate : Minimum / Maximum / Average 5.58/5.63/5.62 5.40/5.43/5.42 4.92/4.92/4.92 453/4.56/4.53 430/4.41/434 4.26/4.30/428| 591/5.95/593 5.42/5.48/5.44 5.20/528/5.25 45204520452 4.30/434/4.31 561566/564 4,55/4,50/4,56 4,49/4,49/4,49 5.90/593/5.02 5.23/5.23/5.23 4.81/4.95/4.88 4.55/4.55/4.55 4.26/4.45437 43414411438 561/563/562 5.25/5255.25 4.91/4.95/4.94 4.56/4.60/4.59 4.38/4.40/4.38
Stock 113743 84,4 4 113654 1586,
Next maturty COBCRP (february 14, 2007) 2150
CDBCRP matured from 14 t0 16 february, 2007 5590
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturiy
Interest rate : Minimum / Maximum / Average
Stock
ii. Auction sale of CORBCRP.
Proposals received
Maturiy
Interest rate : Minimum / Maximum / Average
Stock 00
Next maturity CORBCRP.
b. Central Bank foreign currency operations at over-the-counter 00 00 197 1504 2550
i, Purchase (millions of US$) 250 500 80,0
Average exchange rate (S/. USS) 3,189 31880 31870
il Selling(millions of
erage exchange rate (S/. USS)
. Operations with Tesoro Publico
i._Purchase (millons of US$)
il Selling_(millons of US$) 150
3 Commercial bank current account the day 4245 3125 3530 3519 4182
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millons of S1.)
Fee (daly efective rate) 0,0047% 0,0048% 0,0048% 0,0048% 0,0058%
b. Outcome of the direct temporary buying securiies (Repo)
Interest rate 5.25% 5.25% 5.25% 5.25% 5.25%
. Monetary regulation credit
5.25% 5.25% 5.25% 5.25% 5.25%
d. Overnight deposits in domestic currency. 574 201 947 185 1218
Interest rate 3.75% 375% 3.75% 3.75% 3.75%
5. Commercial bank current account in the BCR at close of the day 367.1 2014 2583 3334 2964
a (millons of 7 () 17584 17471 17350 17296 17225
b, (% of liabilies subject to reserve requirements)| 3 72 72 72 71
account si) 4385 272 4152 409.7 4026
Cumulative average account in domestic currency (3 of 18 18 17 17 17
[6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 2202 4741 86L5 a45.7 4190
4.40/4.5014.45 4.4514 501445 4,4514,55/4,49 4.45/4.5014.48 4.4514.55/4.50

60
5.5015.55/5.53

. Secondary market of COBCRP 24 160 180 50 180
6 month term (amount / average nterest rate) 601492
12 month term (amount / average interes rate) 70510 20515 20515
24 month term (amount  average inerest rate)
7 Operations in the foreign exchange market (millons of USS) 9 February 12 Februan 13 Februan 14 Februan 15 Februar
Flow of forelgn exchange posiion adjusted by forwards = a+b1-ci+ e+ 1 731 237
Flow of forelgn exchange position = a + bii- cii +e + 1 720 104 470 81
2. Spot purchases with non-banking costumers 645 81 226 504
i Purchases 1933 1033 809 1487
i () Sales 1288 952 1035 95,2
b. Forward purchases with non-banking costumers 210 63 33 47
Pacted 608 01 1564 795
i () Redemption 399 639 1231 1341
. Fonward selling with non-baking costumers 199 266 100 1000
i acted 35,7 175 507 62
i () Redemption 158 a1 98 1062
d. Interbank operations
i spor 95 943 660 1240 1540
i Foward 300 50 160 200 400
. Spot sales due to NDF redemption and swaps 243 221 04 718 a1
i Purchases 152 w08 56 410 50
i () Sales 305 635 150 1128 1301
1. Net operations vith other financial instutons 79 52 05 260 L4
9. Monetary regulation credit
Interest rate
Note: interbank exchange rate (Source: Datatee) 515 3163 5151 5189 ERC)




